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The scaling behavior of linear polymers in disordered media, modelled by self-avoiding
walks (SAWs) on the backbone of percolation clusters in two, three and four dimensions is
studied by numerical simulations. We apply the pruned-enriched Rosenbluth chain-growth
method (PERM). Our numerical results yield estimates of critical exponents, governing
the scaling laws of disorder averages of the configurational properties of SAWs, and clearly
indicate a multifractal spectrum which emerges when two fractals meet each other.
1. INTRODUCTION
Self-avoiding walks (SAWs) on regular lattices provide a successful description of the
universal configurational properties of polymer chains in good solvent [ 1, 2]. In particular,
the average square end-to-end distance 〈R2〉 of SAWs with N steps obeys the scaling law
〈R2〉 ∼ N2νSAW , (1)
where the universal exponent νSAW > 1/2 only depends on the space dimension d. For reg-
ular lattices, its value is well established (νSAW = 3/4, 0.5882(11), 1/2 for d = 2, 3,≥ 4).
New challenges have been raised recently in studies of biopolymers in natural cellular
environments, which are usually very crowded by many other biochemical species occu-
pying a large fraction of the total volume [ 3]. In a minimalistic description, we assume
here this “volume exclusion” to be random and frozen, i.e., quenched, and model the
available space for the SAWs by site percolation clusters on hypercubic lattices at the
percolation threshold pc = 0.592 746, 0.311 60, 0.196 88 in d = 2, 3, 4. Note that a per-
colation cluster itself is a fractal object with fractal dimension dBpc dependent on the
space dimension d. The scaling law (1) still holds, but with an exponent νpc 6= νSAW [
4, 5, 6, 7, 8, 9, 10, 11, 12, 13, 14, 15, 16].
When studying physical processes on complicated fractal objects, one often encounters
the situation of coexistence of a family of singularities, each associated with a set of dif-
ferent fractal dimensions [ 17]. In these problems, an infinite set of critical exponents
is needed to characterize the different moments of the distribution of observables, which
scale independently. These peculiarities are usually referred to as multifractality [ 18].
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Multifractal properties arise in many different contexts, for example in studies of tur-
bulence in chaotic dynamical systems and strange attractors [ 18, 19], human heartbeat
dynamics [ 20], Anderson localization transition [ 21], etc.
Although the behavior of SAWs on percolative lattices served as a subject of numerous
numerical and analytical studies since the early 80th, not enough attention has been paid
to clarifying the multifractality of the problem. It was only recently proven in field-
theoretical studies [ 12, 13] that the exponent νpc alone is not sufficient to completely
describe the peculiarities of SAWs on percolation clusters. Instead, a whole spectrum ν(q)
of multifractal exponents emerges [ 13]:
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with ε = 6− d. Note that putting q = 0 in (2), we restore an estimate for the dimension
dBpc of the underlying backbone of percolation clusters via ν
(0) = 1/dBpc, and ν
(1) gives
us the exponent νpc , governing the scaling law for the averaged end-to-end distance of
SAWs on the backbone of percolation clusters. In the present paper, we report a careful
computer simulation study of SAWs on percolation clusters.
2. METHODS
We consider site percolation on regular lattices of edge lengths up to Lmax=400, 200, 50
in dimensions d=2, 3, 4, respectively. Each site of the lattice is occupied randomly with
probability pc and empty otherwise. To extract the backbone of a percolation cluster, we
apply the algorithm proposed in Ref. [ 22].
We construct a SAW on percolation clusters, applying the pruned-enriched chain-growth
algorithm [ 23, 24, 25]. We let a trajectory of SAW grow step by step, until it reaches
some prescribed distance (say R) from the starting point. Then, the algorithm is stopped,
and a new SAW grows from the same starting point. In such a way, we are interested in
constructing different possible trajectories with fixed end-to-end distance. For each lattice
size L, we change R up to ≈ L/3 to avoid finite-size effects, since close to lattice borders
the structure of the backbone of percolation clusters is distorted and thus can falsify the
SAW statistics.
Let us denote by K(R) the total number of constructed SAW trajectories between 0 and
R (we perform ∼ 106 SAWs for each value of R). Then, for each site i of the backbone we
sum up the portion of trajectories, passing through this site. In such a way, we prescribe
a weight w(i) = K(i)/K(R) to each site i ∈ R of the underlying fractal cluster.
The multifractal moments M (q) are defined as follows:
M (q) =
∑
i∈R
w(i)q. (3)
Averaged over different configurations of the constructed backbones of percolation clus-
ters, they scale as:
M (q) ∼ R1/ν
(q)
, (4)
with exponents ν(q) that do not depend on q in a linear or affine fashion, implying that
SAWs on percolation clusters are multifractals. To estimate the numerical values of ν(q)
on the basis of data obtained by us, linear least-square fits are used.
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Figure 1. Critical exponent νpc of SAWs on percolation clusters as function of space
dimension d; stars: numerical data, obtained by us. Left: Dotted line: analytical results
of Janssen and Stenull (Eq. (2)), solid line: analytical results of Ref. [ 12]. Right: [1]/[2]
Pade´ approximants of the same analytical results.
3. RESULTS
At q = 0 we just count the number of sites of the cluster of linear size R, and thus 1/ν(0)
corresponds to the fractal dimension of the backbone dBpc . Our results give d
B
pc(d=2) =
1.647 ± 0.006, dBpc(d=3) = 1.865 ± 0.006, d
B
pc(d=4) = 1.946 ± 0.006. At q = 1, we
restore the value of the exponent νpc , governing the scaling law of the end-to-end distance
for SAWs on the backbone of percolation clusters. We obtain ν(1)(d=2) = 0.779± 0.006,
ν(1)(d=3) = 0.669±0.006, ν(1)(d=4) = 0.591±0.006, in perfect agreement with our recent
numerical estimates [ 12, 14, 15, 16] based on the scaling of the end-to-end distance with
the number of SAW steps. Comparison of our results for νpc to that of the analytical
studies [ 12, 13] are presented in Fig. 1.
The precision of our estimates decreases with increasing q. This problem turns out to
be also especially crucial when exploring the moments with negative powers q: the sites
with small probabilities to be visited, which are determinant in negative moments, are
very difficult to probe.
Our estimates of the exponents ν(q) for different q are presented in Fig. 2. These
values appear to be in perfect correspondence with analytical estimates down to d = 2
dimensions, derived by applying Pade´ approximation to the ε = 6 − d-expansion (2),
presenting the given series as ratio [m]/[n] of two polynomials of degree m and n in ε.
We used the [1]/[2] approximant, because it appears to be most reliable in restoring the
known estimates in the limiting case q = 0. A direct use of the expression (2) gives worse
results, especially for low dimensions d where the expansion parameter ε = 6− d is large.
4. CONCLUSIONS
To conclude, we have shown numerically that SAWs residing on the backbone of per-
colation clusters give rise to a whole spectrum of singularities, thus revealing multifractal
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Figure 2. Spectrum of multifractal exponents ν(q) as function of q in d = 2, 3, 4. The
dotted lines present [1]/[2] Pade´ approximants to the analytical results of Janssen and
Stenull (Eq. (2)). The inset for d = 2 shows a comparison with results from Ref. [ 26]
(bold solid line).
properties. To completely describe peculiarities of the model, the multifractal scaling
should be taken into account. We have found estimates for the exponents, governing
different moments of the weight distribution, which scale independently.
ACKNOWLEDGMENTS
Work supported by EU Marie Curie RTN “ENRAGE”: Random Geometry and Random
Matrices: From Quantum Gravity to Econophysics under grant No. MRTN-CT-2004-
005616, Sa¨chsische DFG-Forschergruppe FOR877, DFG Graduate School of Excellence
“BuildMoNa”, and Research Academy Leipzig (RAL). V.B. is grateful for support through
the “Marie Curie International Incoming Fellowship” EU Programme and a Research
Fellowship of the Alexander von Humboldt Foundation.
REFERENCES
1. P.-G. de Gennes, Scaling Concepts in Polymer Physics, Cornell University Press,
Ithaca and London, 1979.
2. J. des Cloizeaux and G. Jannink, Polymers in Solution, Clarendon Press, Oxford,
1990.
3. D.S. Goodesel, Trends Biochem. Sci. 16 (1991) 203; A. Minton, J. Biol. Chem. 276
(2001) 10577; A. Horwitch, Nature 431 (2004) 520.
4. K.Y. Woo and S.B. Lee, Phys. Rev. A 44 (1991) 999.
5. Y. Meir and A.B. Harris, Phys. Rev. Lett. 63 (1989) 2819.
6. Y. Kim, J. Phys. C 16 (1983) 1345; J. Phys. A 20 (1987) 1293.
7. K. Barat, S.N. Karmakar, and B.K. Chakrabarti, J. Phys. A 24 (1991) 851.
8. P. Grassberger, J. Phys. A 26 (1993) 1023.
9. S.B. Lee, J. Korean Phys. Soc. 29 (1996) 1.
10. M.D. Rintoul, J. Moon, and H. Nakanishi, Phys. Rev. E 49 (1994) 2790.
Fractals Meet Fractals: Self-Avoiding Random Walks on Percolation Clusters 5
11. A. Ordemann, M. Porto, H.E. Roman, S. Havlin, and A. Bunde, Phys. Rev. E 61
(2000) 6858.
12. C. von Ferber, V. Blavatska, R. Folk, and Yu. Holovatch, Phys. Rev. E 70 (2004)
035104(R).
13. H.-K. Janssen and O. Stenull, Phys. Rev. E 75 (2007) 020801(R).
14. V. Blavatska and W. Janke, Europhys. Lett. 82 (2008) 66006.
15. V. Blavatska and W. Janke, Phys. Rev. Lett. 101 (2008) 125701.
16. V. Blavatska and W. Janke, J. Phys. A 42 (2009) 015001.
17. For a review, see e.g., H.E. Stanley and P. Meakin, Nature 335 (1988) 405.
18. B.B. Mandelbrot, J. Fluid Mech. 62 (1974) 33.
19. H.G. Hentschel and I. Procaccia, Physica D 8 (1983) 435; R. Benzi, G. Paladin, G.
Parisi, and A. Vulpiani, J. Phys. A 17 (1984) 3521; A. Brandenburg, I. Procaccia, D.
Segel, and A. Vincent, Phys. Rev. A 46 (1992) 4819; D. Queiros-Conde, Phys. Rev. E
64 (2001) 015301; L. Biferale, G. Boffetta, A. Celani, B.J. Devenish, A. Lanotte, and
F. Toschi, Phys. Rev. Lett. 93 (2004) 064502.
20. P.Ch. Ivanov, L.A.N. Amaral, A.L. Goldberger, M.G. Rosenblum, Z.R. Struzik, and
H.E. Stanley, Nature 399 (1999) 461.
21. M. Schreiber and H. Grussbach, Phys. Rev. Lett. 67 (1991) 607; H. Grussbach and M.
Schreiber, Phys. Rev. B 51 (1995) 663; A. Mildenberger, F. Evers, and A.D. Mirlin,
Phys. Rev. B 66 (2002) 033109; A.D. Mirlin, Y.V. Fyodorov, A. Mildenberger, and
F. Evers, Phys. Rev. Lett. 97 (2006) 046803.
22. M. Porto, A. Bunde, S. Havlin, and H.E. Roman, Phys. Rev. E 56 (1997) 1667.
23. M.N. Rosenbluth and A.W. Rosenbluth, J. Chem. Phys. 23 (1955) 356.
24. P. Grassberger, Phys. Rev. E 56 (1997) 3682.
25. M. Bachmann and W. Janke, Phys. Rev. Lett. 91 (2003) 208105; J. Chem. Phys. 120
(2004) 6779.
26. B. Duplantier, Phys. Rev. Lett. 82 (1999) 3940.
